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Account: 3015463600  Base: USD   NAV Value: 5,581,653,087.03

Currency: USD     Rate: 1.0000
3133EJGC7 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 13/MAR/2020 USD 100025,000,000.00 24,995,011.00 99.9955 24,998,880.72 24,995,011.00 24,998,880.72 26,541.68 3,869.72 25,025,422.40 0.45%

3133EH2Z5 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 18/DEC/2019 USD 100050,000,000.00 49,995,000.00 99.9989 49,999,465.02 49,995,000.00 49,999,465.02 35,194.44 4,465.02 50,034,659.46 0.90%

3133EKT63 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 24/SEP/2021 USD 100030,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 11,758.33 0.00 30,011,758.33 0.54%

3133EJTC3 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 29/JUN/2020 USD 100050,000,000.00 49,990,050.00 99.9926 49,996,297.67 49,990,050.00 49,996,297.67 5,442.27 6,247.67 50,001,739.94 0.90%

3133EJTD1 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 29/JUN/2020 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 2,784.72 0.00 25,002,784.72 0.45%

3133EKXH4 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 29/JUN/2021 USD 100025,000,000.00 24,959,750.00 99.8437 24,960,915.78 24,959,750.00 24,960,915.78 2,666.67 1,165.78 24,963,582.45 0.45%

3130AFK30 FEDERAL HOME LOAN BANKS BOND VARIABLE 10/JUN/2020 USD 500025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 33,618.06 0.00 25,033,618.06 0.45%

3130AH3A9 FEDERAL HOME LOAN BANKS BOND VARIABLE 10/SEP/2021 USD 500050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 60,687.50 0.00 50,060,687.50 0.90%

3130AH5B5 FEDERAL HOME LOAN BANKS BOND VARIABLE 23/DEC/2020 USD 500050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 22,013.89 0.00 50,022,013.89 0.90%

3130AGYH2 FEDERAL HOME LOAN BANKS BOND VARIABLE 27/NOV/2019 USD 500036,500,000.00 36,500,000.00 100.0000 36,500,000.00 36,500,000.00 36,500,000.00 74,632.38 0.00 36,574,632.38 0.66%

3130ADJZ6 FEDERAL HOME LOAN BANKS BOND VARIABLE 28/JAN/2020 USD 500050,000,000.00 50,005,658.50 100.0019 50,000,955.12 50,005,658.50 50,000,955.12 8,245.83 (4,703.38) 50,009,200.95 0.90%

459052PW0 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT BOND ZERO CPN 29/NOV/2019 USD 100050,000,000.00 49,704,083.33 99.6706 49,835,291.66 49,704,083.33 49,835,291.66 0.00 131,208.33 49,835,291.66 0.89%

9128286Q8 UNITED STATES OF AMERICA NOTES VARIABLE 30/APR/2021 USD 10050,000,000.00 49,998,588.62 99.9977 49,998,831.61 49,998,588.62 49,998,831.61 180,733.63 242.99 50,179,565.24 0.90%

9128285Y2 UNITED STATES OF AMERICA NOTES VARIABLE 31/JAN/2021 USD 10050,000,000.00 49,976,141.22 99.9663 49,983,174.73 49,976,141.22 49,983,174.73 178,666.96 7,033.51 50,161,841.69 0.90%

9128287G9 UNITED STATES OF AMERICA NOTES VARIABLE 31/JUL/2021 USD 10050,000,000.00 49,935,703.00 99.8722 49,936,085.15 49,935,703.00 49,936,085.15 187,708.62 382.15 50,123,793.77 0.90%

FIXED INCOME Subtotal 616,059,985.67 616,209,897.46 616,059,985.67 616,209,897.46 830,694.98 149,911.79 617,040,592.44 11.05%

CASH . (7,433.08) (7,433.08) 100.0000 (7,433.08) (7,433.08) (7,433.08) 0.00 0.00 (7,433.08) 0.00%

AAY9904W8 BANK OF NOVA SCOTIA/THE REPURCHASE AGREEMENT FIXED 2.25% DTD 30/SEP/2019 DUE 01/OCT/2019665,000,000.00 665,000,000.00 100.0000 665,000,000.00 665,000,000.00 665,000,000.00 41,562.50 0.00 665,041,562.50 11.91%

09248U700 BLACKROCK LIQUIDITY FUNDS INSTITUTIONAL SHSFEDFUND PORTFOLIO30,307,159.07 30,307,159.07 100.0000 30,307,159.07 30,307,159.07 30,307,159.07 62,025.13 0.00 30,369,184.20 0.54%

00499KPA5 INVESCO TREASURY PORTFOLIO INST.SHARES FUND 193120,076,920.76 20,076,920.76 100.0000 20,076,920.76 20,076,920.76 20,076,920.76 946.43 0.00 20,077,867.19 0.36%

99KR30002 REPO JPMCHASE (CUST) METLIFE0930G 49,062,500.00 49,062,500.00 100.0000 49,062,500.00 49,062,500.00 49,062,500.00 3,134.55 0.00 49,065,634.55 0.88%

99KR30003 REPO JPMCHASE (CUST) METLIFE0930H 10,940,937.50 10,940,937.50 100.0000 10,940,937.50 10,940,937.50 10,940,937.50 699.00 0.00 10,941,636.50 0.20%

USD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (10,757,139.03) 0.00 (10,757,139.03) -0.19%

USD NET RECEIVABLES 0.00 0.0000 0.00 0.00 0.00 259,161.15 0.00 259,161.15 0.00%

CASH EQUIVALENTS Subtotal 775,380,084.25 775,380,084.25 775,380,084.25 775,380,084.25 (10,389,610.27) 0.00 764,990,473.98 13.71%

02665KXA0 AMERICAN HONDA FINAN CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/JUL/2019 DUE 10/OCT/2019 2.25%50,000,000.00 49,756,666.67 99.9453 49,972,625.00 49,756,666.67 49,972,625.00 0.00 215,958.33 49,972,625.00 0.90%

03785EY40 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/FEB/2019 DUE 04/NOV/2019 2.61%35,100,000.00 34,415,657.25 99.7554 35,014,141.50 34,415,657.25 35,014,141.50 0.00 598,484.25 35,014,141.50 0.63%

03785EXJ8 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/JUL/2019 DUE 18/OCT/2019 2.23%25,000,000.00 24,904,666.67 99.9018 24,975,444.45 24,904,666.67 24,975,444.45 0.00 70,777.78 24,975,444.45 0.45%

03785EY16 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 20/JUN/2019 DUE 01/NOV/2019 2.22%50,000,000.00 49,768,888.89 99.8209 49,910,444.44 49,768,888.89 49,910,444.44 0.00 141,555.55 49,910,444.44 0.89%

03785EX41 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/JAN/2019 DUE 04/OCT/2019 2.69%25,000,000.00 24,798,333.33 99.9800 24,995,000.00 24,798,333.33 24,995,000.00 0.00 196,666.67 24,995,000.00 0.45%

05971XPK1 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEPOSIT FIXED DTD 07/AUG/2019 DUE 07/NOV/2019 2.18%15,000,000.00 15,000,000.00 100.0000 15,000,000.00 15,000,000.00 15,000,000.00 49,958.33 0.00 15,049,958.33 0.27%

05971XPB1 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEPOSIT FIXED DTD 15/JUL/2019 DUE 15/OCT/2019 2.24%34,000,000.00 34,000,000.00 100.0000 34,000,000.00 34,000,000.00 34,000,000.00 165,013.33 0.00 34,165,013.33 0.61%

06052TE71 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT FIXED DTD 15/APR/2019 DUE 15/OCT/2019 2.56%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 300,444.44 0.00 25,300,444.44 0.45%

06050FDQ2 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT VARIABLE DTD 13/AUG/2019 DUE 01/MAY/2020100,000,000.00 100,000,000.00 100.0000 100,000,000.00 100,000,000.00 100,000,000.00 330,750.00 0.00 100,330,750.00 1.80%

06050FDS8 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT VARIABLE DTD 16/AUG/2019 DUE 06/APR/202038,000,000.00 38,000,000.00 100.0000 38,000,000.00 38,000,000.00 38,000,000.00 116,533.39 0.00 38,116,533.39 0.68%

06370R3K3 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 19/SEP/2019 DUE 19/DEC/2019 2.05%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 34,166.67 0.00 50,034,166.67 0.90%

06370R2H1 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 28/AUG/2019 DUE 01/OCT/2019 2.1%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 99,166.67 0.00 50,099,166.67 0.90%

06417G5Z7 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 03/APR/2019 DUE 03/OCT/2019 2.57%27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 348,877.50 0.00 27,348,877.50 0.49%

06417G6F0 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 22/APR/2019 DUE 22/OCT/2019 2.58%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 290,250.00 0.00 25,290,250.00 0.45%

06417MBM6 BANK OF NOVA SCOTIA/HOUSTON CERTIFICATE OF DEPOSIT VARIABLE 09/MAR/2020 USD 100040,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 56,311.12 0.00 40,056,311.12 0.72%

06417GC89 BANK OF NOVA SCOTIA/HOUSTON CERTIFICATE OF DEPOSIT VARIABLE 12/DEC/2019 USD 100010,000,000.00 10,009,711.80 100.0593 10,005,925.84 10,009,711.80 10,005,925.84 13,075.00 (3,785.96) 10,019,000.84 0.18%

0556C3X30 BMW US CAPITAL LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 26/SEP/2019 DUE 03/OCT/2019 1.94%25,000,000.00 24,990,715.28 99.9894 24,997,347.22 24,990,715.28 24,997,347.22 0.00 6,631.94 24,997,347.22 0.45%

05586FCB1 BNP PARIBAS NEW YORK CERTIFICATE OF DEPOSIT FIXED DTD 12/AUG/2019 DUE 12/NOV/2019 2.09%45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 130,625.00 0.00 45,130,625.00 0.81%

13606B3J3 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 05/JUL/2019 DUE 08/OCT/2019 2.23%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 272,555.56 0.00 50,272,555.56 0.90%

13606B6B7 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 24/SEP/2019 DUE 24/MAR/2020 2.02%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 19,638.89 0.00 50,019,638.89 0.90%

13606B6E1 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 25/SEP/2019 DUE 25/MAR/2020 2%44,000,000.00 44,000,000.00 100.0000 44,000,000.00 44,000,000.00 44,000,000.00 14,666.67 0.00 44,014,666.67 0.79%

16677KXW8 CHEVRON CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 02/AUG/2019 DUE 30/OCT/2019 2.14%68,000,000.00 67,669,937.78 99.8330 67,886,448.89 67,669,937.78 67,886,448.89 0.00 216,511.11 67,886,448.89 1.22%

16677KZG1 CHEVRON CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 26/AUG/2019 DUE 16/DEC/2019 1.96%50,000,000.00 49,760,750.00 99.5820 49,791,000.00 49,760,750.00 49,791,000.00 0.00 30,250.00 49,791,000.00 0.89%

21684L4F6 COOPERATIEVE RABOBANK UA/NY CERTIFICATE OF DEPOSIT VARIABLE 30/DEC/2019 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 1,502.43 0.00 25,001,502.43 0.45%

22535CGG0 CREDIT AGRICOLE CRP&IN CERTIFICATE OF DEPOSIT FIXED DTD 24/JUL/2019 DUE 01/OCT/2019 2.21%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 211,791.67 0.00 50,211,791.67 0.90%

22549LSV8 CREDIT SUISSE AG CERTIFICATE OF DEPOSIT FIXED DTD 11/JUL/2019 DUE 07/OCT/2019 2.24%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 255,111.11 0.00 50,255,111.11 0.90%

23341VXX4 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 04/SEP/2019 DUE 04/DEC/2019 2.05%31,000,000.00 31,000,000.00 100.0000 31,000,000.00 31,000,000.00 31,000,000.00 47,662.50 0.00 31,047,662.50 0.56%

23341VWS6 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 29/JUL/2019 DUE 29/JAN/2020 2.17%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 192,888.89 0.00 50,192,888.89 0.90%

30215HYD6 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 09/AUG/2019 DUE 13/NOV/2019 2.05%50,000,000.00 49,726,666.67 99.7551 49,877,569.45 49,726,666.67 49,877,569.45 0.00 150,902.78 49,877,569.45 0.89%

30215HXP0 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 11/SEP/2019 DUE 23/OCT/2019 2.03%25,000,000.00 24,940,791.67 99.8759 24,968,986.11 24,940,791.67 24,968,986.11 0.00 28,194.44 24,968,986.11 0.45%

30215HYF1 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 24/MAY/2019 DUE 15/NOV/2019 2.42%25,000,000.00 24,705,902.78 99.6975 24,924,375.00 24,705,902.78 24,924,375.00 0.00 218,472.22 24,924,375.00 0.45%

30229BXX0 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/JUL/2019 DUE 31/OCT/2019 2.2%37,000,000.00 36,926,370.00 99.8342 36,938,641.67 36,926,370.00 36,938,641.67 0.00 12,271.67 36,938,641.67 0.66%

30229BXJ1 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 11/JUL/2019 DUE 18/OCT/2019 2.2%50,000,000.00 49,912,916.67 99.9013 49,950,652.78 49,912,916.67 49,950,652.78 0.00 37,736.11 49,950,652.78 0.89%

30229BX93 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 14/JUN/2019 DUE 09/OCT/2019 2.3%50,000,000.00 49,898,000.00 99.9547 49,977,333.33 49,898,000.00 49,977,333.33 0.00 79,333.33 49,977,333.33 0.90%

30229BX10 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/JUN/2019 DUE 01/OCT/2019 2.3%18,000,000.00 17,909,390.00 100.0000 18,000,000.00 17,909,390.00 18,000,000.00 0.00 90,610.00 18,000,000.00 0.32%

30229BXR3 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 27/JUN/2019 DUE 25/OCT/2019 2.23%17,000,000.00 16,875,810.28 99.8527 16,974,953.33 16,875,810.28 16,974,953.33 0.00 99,143.05 16,974,953.33 0.30%

313384NS4 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 01/NOV/2019 USD 100075,000,000.00 74,416,333.33 99.8094 74,857,055.55 74,416,333.33 74,857,055.55 0.00 440,722.22 74,857,055.55 1.34%

313384MK2 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 01/OCT/2019 USD 1000150,000,000.00 149,687,708.33 100.0000 150,000,000.00 149,687,708.33 150,000,000.00 0.00 312,291.67 150,000,000.00 2.69%

313384MN6 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 04/OCT/2019 USD 100018,150,000.00 18,095,756.71 99.9831 18,146,929.63 18,095,756.71 18,146,929.63 0.00 51,172.92 18,146,929.63 0.33%

313384PP8 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 22/NOV/2019 USD 100050,000,000.00 49,753,541.67 99.7183 49,859,166.67 49,753,541.67 49,859,166.67 0.00 105,625.00 49,859,166.67 0.89%

313588PM1 FEDERAL NATIONAL MORTGAGE ASSOCIATION DISCOUNT NOTES ZERO CPN 20/NOV/2019 USD 100050,000,000.00 49,758,750.00 99.7319 49,865,972.22 49,758,750.00 49,865,972.22 0.00 107,222.22 49,865,972.22 0.89%

4497W1Y83 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/MAY/2019 DUE 08/NOV/2019 2.51%26,000,000.00 25,667,777.72 99.7361 25,931,388.88 25,667,777.72 25,931,388.88 0.00 263,611.16 25,931,388.88 0.46%

44988GAR9 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER VARIABLE DTD 16/AUG/2019 DUE 14/FEB/202050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 44,947.95 0.00 50,044,947.95 0.90%

44988GAU2 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER VARIABLE DTD 21/AUG/2019 DUE 18/FEB/202035,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 27,563.90 0.00 35,027,563.90 0.63%

46640QYJ4 J.P. MORGAN SECURITIES CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/MAY/2019 DUE 18/NOV/2019 2.56%25,000,000.00 24,690,347.22 99.6733 24,918,333.33 24,690,347.22 24,918,333.33 0.00 227,986.11 24,918,333.33 0.45%

53947CBY3 LLOYDS BANK CORPORATE CERTIFICATE OF DEPOSIT FIXED DTD 03/SEP/2019 DUE 03/DEC/2019 2.09%38,000,000.00 38,000,000.00 100.0000 38,000,000.00 38,000,000.00 38,000,000.00 61,771.11 0.00 38,061,771.11 0.68%

59157UX21 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/APR/2019 DUE 02/OCT/2019 2.62%15,750,000.00 15,559,980.63 99.9929 15,748,875.63 15,559,980.63 15,748,875.63 0.00 188,895.00 15,748,875.63 0.28%

59157UXB1 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/JUL/2019 DUE 11/OCT/2019 2.28%43,000,000.00 42,749,226.39 99.9386 42,973,602.78 42,749,226.39 42,973,602.78 0.00 224,376.39 42,973,602.78 0.77%

Detailed NAV
As at: 30 Sep 2019

GROUP BY CURRENCY   IDENTIFIER = S   CONSOLIDATED = NO

Version 2.3 Page 1 of 2



Account: 3015463600 - LGIP INVESTMENT A/C Created: 07 Oct 2019  15:35

Security No. Security Description Holding Cost (Local) Price (Local) Market Value (Local) Cost (Base) Market Value (Base)
Accrued Income 

(Base)

Unrealised 

Gain/Loss (Base)

Market Value + Accrued 

Income (Base)
% of Fund

Detailed NAV
As at: 30 Sep 2019

GROUP BY CURRENCY   IDENTIFIER = S   CONSOLIDATED = NO

59157UX47 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/JUN/2019 DUE 04/OCT/2019 2.38%22,000,000.00 21,900,963.33 99.9815 21,995,930.00 21,900,963.33 21,995,930.00 0.00 94,966.67 21,995,930.00 0.39%

59157UY12 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 24/JUL/2019 DUE 01/NOV/2019 2.24%23,000,000.00 22,870,101.11 99.8097 22,956,229.72 22,870,101.11 22,956,229.72 0.00 86,128.61 22,956,229.72 0.41%

59157UXH8 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 26/JUL/2019 DUE 17/OCT/2019 2.24%27,000,000.00 26,897,625.00 99.9067 26,974,800.00 26,897,625.00 26,974,800.00 0.00 77,175.00 26,974,800.00 0.48%

60710AD90 MIZUHO BANK LTD CERTIFICATE OF DEPOSIT FIXED DTD 09/AUG/2019 DUE 08/NOV/2019 2.13%49,000,000.00 49,000,000.00 100.0000 49,000,000.00 49,000,000.00 49,000,000.00 153,655.83 0.00 49,153,655.83 0.88%

55379WT89 MUFG BANK LTD NY BRAN CERTIFICATE OF DEPOSIT FIXED DTD 11/JUL/2019 DUE 11/OCT/2019 2.27%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 258,527.78 0.00 50,258,527.78 0.90%

63763PB32 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/AUG/2019 DUE 03/FEB/2020 1.95%25,000,000.00 24,762,500.00 99.3403 24,835,069.44 24,762,500.00 24,835,069.44 0.00 72,569.44 24,835,069.44 0.44%

63763QY50 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/SEP/2019 DUE 05/NOV/2019 2.06%25,000,000.00 24,921,833.33 99.8046 24,951,145.83 24,921,833.33 24,951,145.83 0.00 29,312.50 24,951,145.83 0.45%

63763QX28 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/AUG/2019 DUE 02/OCT/2019 2.15%50,000,000.00 49,854,166.67 99.9942 49,997,083.33 49,854,166.67 49,997,083.33 0.00 142,916.66 49,997,083.33 0.90%

63763QXM4 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 16/JUL/2019 DUE 21/OCT/2019 2.24%25,000,000.00 24,904,618.06 99.8861 24,971,527.78 24,904,618.06 24,971,527.78 0.00 66,909.72 24,971,527.78 0.45%

63763QXG7 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/JUL/2019 DUE 16/OCT/2019 2.22%25,000,000.00 24,910,312.50 99.9146 24,978,645.83 24,910,312.50 24,978,645.83 0.00 68,333.33 24,978,645.83 0.45%

63763QZ59 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/AUG/2019 DUE 05/DEC/2019 2.04%50,000,000.00 49,733,250.00 99.6425 49,821,250.00 49,733,250.00 49,821,250.00 0.00 88,000.00 49,821,250.00 0.89%

63253KXU6 NAT'L AUSTRALIA FNDG 63,000,000.00 62,774,320.00 99.8440 62,901,720.00 62,774,320.00 62,901,720.00 0.00 127,400.00 62,901,720.00 1.13%

63253KY19 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 30/JUL/2019 DUE 01/NOV/2019 2.18%100,000,000.00 99,464,055.56 99.8166 99,816,583.34 99,464,055.56 99,816,583.34 0.00 352,527.78 99,816,583.34 1.79%

64105HYC0 NESTLE CAP CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/FEB/2019 DUE 12/NOV/2019 2.65%25,000,000.00 24,692,048.61 99.7142 24,928,541.67 24,692,048.61 24,928,541.67 0.00 236,493.06 24,928,541.67 0.45%

65558THH1 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 06/MAY/2019 DUE 07/OCT/2019 2.53%36,000,000.00 36,000,000.00 100.0000 36,000,000.00 36,000,000.00 36,000,000.00 374,440.00 0.00 36,374,440.00 0.65%

65558TLU7 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 10/SEP/2019 DUE 13/DEC/2019 2.05%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 59,791.67 0.00 50,059,791.67 0.90%

65558TKV6 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 30/JUL/2019 DUE 31/OCT/2019 2.18%16,000,000.00 16,000,000.00 100.0000 16,000,000.00 16,000,000.00 16,000,000.00 61,040.00 0.00 16,061,040.00 0.29%

67984XFQ4 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/AUG/2019 DUE 14/NOV/2019 2.14%20,000,000.00 19,889,433.33 99.7384 19,947,688.89 19,889,433.33 19,947,688.89 0.00 58,255.56 19,947,688.89 0.36%

67983UXM0 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 20/MAR/2019 DUE 21/OCT/2019 2.66%16,000,000.00 15,943,066.67 99.8833 15,981,333.33 15,943,066.67 15,981,333.33 0.00 38,266.66 15,981,333.33 0.29%

67983UXP3 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/JUL/2019 DUE 23/OCT/2019 2.28%21,000,000.00 20,879,022.50 99.8637 20,971,381.67 20,879,022.50 20,971,381.67 0.00 92,359.17 20,971,381.67 0.38%

67983UYR8 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 28/MAY/2019 DUE 25/NOV/2019 2.53%14,000,000.00 13,828,500.00 99.6257 13,947,597.22 13,828,500.00 13,947,597.22 0.00 119,097.22 13,947,597.22 0.25%

69372BXP0 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 18/SEP/2019 DUE 23/OCT/2019 2.14%25,000,000.00 24,950,888.89 99.8729 24,968,222.22 24,950,888.89 24,968,222.22 0.00 17,333.33 24,968,222.22 0.45%

69372BY12 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 27/SEP/2019 DUE 01/NOV/2019 2.04%16,000,000.00 15,968,888.89 99.8278 15,972,444.45 15,968,888.89 15,972,444.45 0.00 3,555.56 15,972,444.45 0.29%

71708FY63 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/JUL/2019 DUE 06/NOV/2019 2.28%26,000,000.00 25,809,492.22 99.7820 25,943,320.00 25,809,492.22 25,943,320.00 0.00 133,827.78 25,943,320.00 0.46%

71708FZH8 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 18/JUN/2019 DUE 17/DEC/2019 2.3%25,000,000.00 24,717,187.50 99.5188 24,879,687.50 24,717,187.50 24,879,687.50 0.00 162,500.00 24,879,687.50 0.45%

77119MXQ5 ROCHE HOLDINGS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 25/JUL/2019 DUE 24/OCT/2019 2.21%25,000,000.00 24,901,770.83 99.8690 24,967,256.94 24,901,770.83 24,967,256.94 0.00 65,486.11 24,967,256.94 0.45%

77119MXR3 ROCHE HOLDINGS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 25/JUL/2019 DUE 25/OCT/2019 2.21%74,000,000.00 73,673,344.44 99.8623 73,898,133.33 73,673,344.44 73,898,133.33 0.00 224,788.89 73,898,133.33 1.32%

83050PAE9 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 16/APR/2019 DUE 16/OCT/2019 2.58%18,000,000.00 18,000,000.00 100.0000 18,000,000.00 18,000,000.00 18,000,000.00 216,720.00 0.00 18,216,720.00 0.33%

83050PCX5 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 16/AUG/2019 DUE 15/NOV/2019 2.11%23,000,000.00 23,000,000.00 100.0000 23,000,000.00 23,000,000.00 23,000,000.00 62,010.56 0.00 23,062,010.56 0.41%

83050PDB2 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 19/AUG/2019 DUE 02/DEC/2019 2.08%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 124,222.22 0.00 50,124,222.22 0.90%

83050PDF3 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 22/AUG/2019 DUE 23/DEC/2019 2.06%24,000,000.00 24,000,000.00 100.0000 24,000,000.00 24,000,000.00 24,000,000.00 54,933.33 0.00 24,054,933.33 0.43%

86565BH20 SUMITOMO MITSUI BANKING CORP/NEW YORK CERTIFICATE OF DEPOSIT VARIABLE 24/JAN/2020 USD 100048,000,000.00 48,000,000.00 100.0000 48,000,000.00 48,000,000.00 48,000,000.00 20,407.33 0.00 48,020,407.33 0.86%

86565BQ38 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 10/SEP/2019 DUE 19/NOV/2019 2.04%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 59,500.00 0.00 50,059,500.00 0.90%

86959RAS9 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 08/APR/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 66,065.12 0.00 50,066,065.12 0.90%

86958J3Z0 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 22/OCT/2019 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 12,699.34 0.00 25,012,699.34 0.45%

86959RAJ9 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 27/MAR/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 12,075.72 0.00 50,012,075.72 0.90%

86959RBX7 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 18/SEP/2019 DUE 16/MAR/2020 2.06%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 14,877.78 0.00 20,014,877.78 0.36%

87019VXD4 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 05/JUN/2019 DUE 07/OCT/2019 2.43%30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 238,950.00 0.00 30,238,950.00 0.54%

87019VXK8 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 15/JUL/2019 DUE 15/NOV/2019 2.29%100,000,000.00 100,000,000.00 100.0000 100,000,000.00 100,000,000.00 100,000,000.00 496,166.67 0.00 100,496,166.67 1.80%

87019VXQ5 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 29/JUL/2019 DUE 29/NOV/2019 2.23%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 158,577.78 0.00 40,158,577.78 0.72%

88603YFS5 THUNDER BAY FNDNG COMMERCIAL PAPER FLOATING DTD 26/AUG/2019 DUE 26/FEB/202075,000,000.00 75,000,000.00 100.0000 75,000,000.00 75,000,000.00 75,000,000.00 22,395.83 0.00 75,022,395.83 1.34%

88603YFL0 THUNDER BAY FNDNG LL CORPORATE COMMERCIAL PAPER VARIABLE DTD 10/JUN/2019 DUE 10/DEC/201927,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 33,846.72 0.00 27,033,846.72 0.48%

88602UY79 THUNDER BAY FNDNG LLC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 01/AUG/2019 DUE 07/NOV/2019 2.24%23,000,000.00 22,876,745.56 99.7821 22,949,885.56 22,876,745.56 22,949,885.56 0.00 73,140.00 22,949,885.56 0.41%

89114M3Y1 TORONTO-DOMINION BANK/NY CERTIFICATE OF DEPOSIT VARIABLE 03/AUG/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 207,013.90 0.00 50,207,013.90 0.90%

89114N2L8 TORONTO-DOMINION BANK/NY CERTIFICATE OF DEPOSIT VARIABLE 08/SEP/2020 USD 100040,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 66,566.68 0.00 40,066,566.68 0.72%

89114N5L5 TORONTO-DOMINION BANK/NY CERTIFICATE OF DEPOSIT VARIABLE 30/SEP/2020 USD 100030,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 1,866.67 0.00 30,001,866.67 0.54%

89114MN94 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 06/JUN/2019 DUE 06/NOV/2019 2.39%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 194,187.50 0.00 25,194,187.50 0.45%

89114MNA1 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 23/NOV/2018 DUE 25/NOV/2019 3.1%27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 725,400.00 0.00 27,725,400.00 0.50%

89233HZP2 TOYOTA MOTOR CREDIT CORPORATE COMMERCIAL PAPER DISCOUNT DTD 26/JUL/2019 DUE 23/DEC/2019 2.16%43,000,000.00 42,789,777.78 99.5389 42,801,722.22 42,789,777.78 42,801,722.22 0.00 11,944.44 42,801,722.22 0.77%

90275DJU5 UBS AG STAMFORD BRAN CERTIFICATE OF DEPOSIT FIXED DTD 28/AUG/2019 DUE 28/FEB/2020 2%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 94,444.44 0.00 50,094,444.44 0.90%

912796ST7 UNITED STATES OF AMERICA BILL ZERO CPN 21/NOV/2019 USD 10050,000,000.00 49,755,867.22 99.7264 49,863,178.33 49,755,867.22 49,863,178.33 0.00 107,311.11 49,863,178.33 0.89%

90333VS35 US BANK N.A. CERTIFICATE OF DEPOSIT FIXED DTD 29/MAY/2019 DUE 02/JAN/2020 2.4%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 416,666.67 0.00 50,416,666.67 0.90%

90333VS92 US BANK N.A. CERTIFICATE OF DEPOSIT VARIABLE DTD 28/JUN/2019 DUE 30/MAR/202050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 2,990.97 0.00 50,002,990.97 0.90%

93114FXQ2 WAL-MART INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 19/SEP/2019 DUE 24/OCT/2019 2.07%60,000,000.00 59,881,000.00 99.8697 59,921,800.00 59,881,000.00 59,921,800.00 0.00 40,800.00 59,921,800.00 1.07%

94989R6C7 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT FIXED DTD 11/MAR/2019 DUE 11/DEC/2019 2.6%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 368,333.33 0.00 25,368,333.33 0.45%

95001KAB0 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 23/JAN/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 24,176.44 0.00 50,024,176.44 0.90%

95001KBY9 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 26/MAR/2020 USD 10009,000,000.00 9,000,000.00 100.0000 9,000,000.00 9,000,000.00 9,000,000.00 2,719.85 0.00 9,002,719.85 0.16%

95001KAJ3 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 29/APR/2020 USD 100031,700,000.00 31,695,245.00 99.9886 31,696,390.99 31,695,245.00 31,696,390.99 1,913.89 1,145.99 31,698,304.88 0.57%

95001KAH7 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 29/OCT/2019 USD 100043,820,000.00 43,815,618.00 99.9980 43,819,110.90 43,815,618.00 43,819,110.90 2,511.74 3,492.90 43,821,622.64 0.79%

SHORT TERM INVESTMENTS Subtotal 4,185,412,240.74 4,192,119,894.19 4,185,412,240.74 4,192,119,894.19 7,694,967.89 6,707,653.45 4,199,814,862.08 75.24%

EXPENSE              00015ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (192,841.47) 0.00 (192,841.47) 0.00%

MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (192,841.47) 0.00 (192,841.47) 0.00%

USD  Subtotal 5,576,852,310.66 5,583,709,875.90 5,576,852,310.66 5,583,709,875.90 (2,056,788.87) 6,857,565.24 5,581,653,087.03 100.00%

3015463600 Grand Total 5,576,852,310.66 5,583,709,875.90 (2,056,788.87) 6,857,565.24 5,581,653,087.03 100.00%

Version 2.3 Page 2 of 2


